ABSTRACT. The puppose of this paper is to derive a nonlinear partial differential equation for which given by (1.3), is one value of the solution. In Section 2, we derive this equation using a straightforward dynamic programming approach. In Section 3, we discuss some computational aspects of derermining the solution of this equation. In Section 4, we show that the same method may be applied to the nonlinear characteristic value problem. In Section 5, we discuss how the method may by applied to find the higher characteristic values. In Section 5, we discuss how the same method may be applied to some matrix problems. Finally, in SeCtion 7, we discuss selective computation.
We can now proceed as above to obtain a nonlinear partial differential equation.
6. MATRIX THEORY.
If we have a symmetric matrix, we can obtain Rayleigh quotients for the smallest, and largest characteristic values.
If the matrix has a particular structure, we can use a dynamic programming approach. Examples are found in [3] .
Matrix problems are obatined if the Ritz-Galerkin method is used. We can use the methods of [4] to obtain upper and lower bounds.
